t0 ID dX is an lfll -Brownian motion when the stochastic integral is taken with respect to . t As the local martingale part of X with respect to either filtration will be a Brownian motion (since lxl(t) =t) , . t0 ID dx may be defined in the obvious way even though D will not be predictable. 
Therefore the law of large numbers implies that
The canonical decomposition of X with respect to is (see McKean
where W is an (Ft} -Brownian motion. Therefore with respect to {~X} t t we have It ID ID ID Xs (by (1) ) . °I t remains only to prove (iv). If 
List of References

